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MATEMATHYECRAA RW3HL B CCCP

nocue WJibn4d rMmxmMAH

(K HIeCTHACCATANCTHIO CO JAHA DPOIKICHMA)

26 mas 1978 r. ucroaruisoch 60 JeT W3BECTHOMY COBETCKOMY MAaTeMATUKY, KPYIHOMY
COeHuayucTy B 06JIaCTH TeOPUE BEPOATHOCTEH U MaTeMaTuiecKoll cratucTuky Hocudgy Mupmay
T'uxmany.

. U. T'mxman poguiaca B ropofe Ymarz 26 mas 1918 r. B 1939 r. oxomunn Kuescrui
TOCYapcTBeBHLI YHHBEDCHUTET, IOCHe 9ero OPOJOJDKaX y4efy B acmupamType IOJ] PYKOBOA-
ctBom H. H. Boroawo6osa. C 1941 no 1945 rr. on odunep CoseTcroil Apmuu, yiacTHUR GoeB
¢ HemenKumu 3axBaTamkamu. Haxogscs B pagax Coserckoll Apmuwm, B 1942 r. Y. Y. Tuxmanm
3aIMATHI KaHJUAaTCKYIo pnuccepramuio. Ilocie pemobummsammm M. U. Tuxmam paboraer
B By3ax ropoga Kuesa, ¢ 1948 mo 1966 rr. oH nmouenT, 3atem mpodeccop n 3aBepyomuil kades-
poil Teopum BepositHocTe# Kuesckoro rocypapcTBensoro yausepcurera. B 1965 r. om usbm-
paercs yaeroM-roppecnornenToM AH YCCP, ¢ 1966 r. 3aBegyeT 0T[esoM TeODHH BEpOATHOCTEH
VscTrryra mpukmapsoii marematuky u mexanwku AH YCCP B r. JloHenxe m pyKOBOJUT
HayaHoil paboroil Kadeapsr Teopuu BepoATHOCTEH B [l OHEXKOM TOCY/aPCTBEHHOM YHUBEPCHTETE.

Paborer Y. . Tuxmana mMOCBANIEHH B OCHOBHOM Pa3ANIHEIM BOIPOCAM TEOPUHU CIyyaitHbX
TpOIeccOB U MaTeMarTHdecKoil cratucTuke. HanbGolee cyluecTBeHHET BKIa[ OH BHEC B TEOPHIO
croxacTnaeckux fuddepeHnualsHEIX YDPABHEHU, ABIAACH OJHUM U3 CO3JaTeneil 3TOTO BamK-
HOTO HanNpaBlleHWA B TeCpPUM BepoATHocTell. Eie B mepBeX cBoux paborax, pasBupas Huiuen
H. H. Boroxwbosa, M. U. T'uxMad madag u3yJaTh NOBefleHWE AMHAMUYECKHNX CHUCTeM IOJ
BANAHNEM CAyYaiigux Bosmymenuit, O600Uias MOHATHE TUHAMUIECKON CUCTEMBI, HAXOAMEeNC
IIOJ BIMAHUEM CJIydaiiHoro Ipouecca, B 1947 r. oH mpuimed K ONpeeNIeHUI0 CTOXAcTHICCKOTO
muddepennuanproro ypassennsa. B pampreiinux pafotax Osuin weCHefOBAHH YCIOBUA CyIie-
CTBOBaHUA U 6MHCTBEHHOCTY pellIeHuil cToXxacTHIecKux nuddepeHNATHHbIX ypaBHeHUI], H3yde-
YeHA 38BUCUMOCTH OT HAYAJBHBEIX JJAEHBIX, BEIBEJIleHH 0OpaTHEe ypaBHeHUA KoJnoroposa isa
BeposATHOCTeHl mepexona, 0G0CHOBAH MeTOR ycpenHeHMs Boroio6oBa fis cayualigpiX npo-
1eCCOB, ABIANINNXCA PEIIEHUAMHU cToXacTudeckux anddepeHnuanbHEX ypaBHeHnil. B nociuen-
uwe roAn M. U. TuxMad ¥ 70 YICHUKY HAYAAN M3ydenve HEKOTOPHX KIACCOB CTOXACTUYECKUX
YPaBHEeHHMH C YACTHHEIMM IPOM3BOLHHIMHU.

Bropoe Baskmoe Hampasierme ucciaefosasmii 1. M. T'mxmama — npefiedbHBe TeopeMnl
a4 CAYyYaHHHX HPONeccoB. 3/iech eMy IPUHAIIEKAT IPUOPUTET B paspaboTKe HPUHIMITAAIBHO
HOBBIX Haupasiennii. OH HpPeJIOKUI OO METON IIOCTPOCHHA ACHMNTOTUICCKHX Pasiome-
HUN AA pacupejesesnil affUTHBHEX (YHKINOHANOB OT Nenu MapKoBa, cxojameiica K Henpe-
puBrOMY Ruddysmorsomy upomeccy (1952 r.). Mm GbUIM HOJNYYeHE II€pPBHE TEOPEMHL O CXO-
AUMOCTH (QYHKIWOHANOB OT IIOCHEJOBATEJBHOCTH CYMM HE3ABMCHMBIX CJHYIafHHX BeXUIUH
I8 TOro cjIydasi, KOrjla IpefedbHHI Iporecc ¢ HE3aBHCHMBIMH IPUPAINEHASMU SIBJISETCA
pazpuBEbM (1953 r.). U. . Tuxmas Bnepsbie 06BHApYXuI $aKT OTCYTCTBUS WHBAPHAHTHOCTH
B HIpejedbHHX TeOpeMaX [Jjisi HeKOTOPHX RJIACCOB AJAUTHBHHX (YHKIMOHAJIOB THHA vuHcIa
Hepecedenuit ciydaiiHoii KpwmBoil HeKoTopoii obmactu (1957 r.).
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Pap HOBHIX KIacCOB IpefieBHLIX TEOPEM KIS CIYTAHKX TPOUECCOB MONYIeR MM B CBABKE
¢ MCCJEOBAHNEM ACUMNTOTHICCKHX CBOWCTB ¢TATHCTHUSCKHX KpuTepueB. Mmennmo WM. U. I'ux-
MaHy NPUHANJAEMHAT Hjles UPOKOTO MCION b30BAHUSA TeOPUH MAPKOBCKUX IIPONECCOB ¥ Ipefelb.
HEIX TeopeM IJIA TAKHX IPONeccoB K 3a7a9aM MaTeMaTHIecKol cTaTHCTHKH. TOMY HAIpaBlie-
HZIO IOCBAMIEHA ero AOKTopckas puccepranus (1955 r.).

Hayunaa peareavrocTs W. T'. Tuxmana ceg3aEa Hepa3pHBHO ¢ megarorndeckoi. Om Boc-
onTaj 6oJbmIoe KOJMYECTBO YICHNKOB, CPejy KOTOPHIX JOKTOpA M KAHAMAATH Hayk. Co3famue
TeOPeTUKO-BePOATHOCTHON mMKoNH Ea YKpamme mHoruMm obasame W. M. I'mxmamy. Om asTop
yueOHBX mocobmil ¥ HAYYHEIX MOEOTpamil, cCpeim KOTOPHX TpexToMHas «Teopms cryIaiiHEIX
nporneccosy (mammcana cosmecTHO ¢ A. B, CkxopoxomoMm), aBnsromasca Hambojee MOMHHEM
HM3MOMEHUEM 3TOH TeOpHI.

Nocnd Mapmy Fmxmam BCTpedaeT CBOll MeCTHReCATHIETHuY Iobumiell B pachsere TBOD-
YeCKHX cua. MH jxexaeM eMy OT BCell Jymu FansHeHIIMX YyCHEXOB.

B. C. Kopoawr, 0. A. Mumponoavcruil, A. B. Cropozod
CIINCOK NIEYATHBIX PABOT HU. N. TUXMAHA

IIpo BunwE BUIAJKOBOTO IIpoIecy Ha AuHaMmidny cucremy, Hayu. sam. KI'V 5 (1941), 32.

IIlpo rpamuvHi mepexofn B AuHAMiTHUX cucTemax. Hayw. sam. KTV 5 (1941), 141—149.
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06 acuMOTOTHYECKMX CBOHCTBaX HEKOTODHX CTaTHCTHK, AHAJNOTMYHHX Beiawdyusme 2,
Teopusi BeposiTH. ® ee npumeH. 1 (1956), 344—348.
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namuoi obsacri, Hayw. sau. KTV 16, Marem. c6. KI'Y, Ne 10 (1957), 149—164.

06 ogHOM HemapaMeTpHUeCKOM KpHTepHH cpaBHeHuA k BHOopok, Teopma BeposATH.
u ee upumen. 2 :3 (1957), 380—384.

AcuMnToTHUHI PO3NOAiNM UYHCIA IEPETHHKIB BHIAJKOBOX (YHKIie rpasuni fapHOi
oGmacti, Becmux KI'Y, N 1, Cep. actp., maTreMm., MexaH., sum. 1 (1958), 25—46.
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MaTeM., Mexam., Bmo. 2 (1958), 13—29.

K Bompocy o umcie mepecedeHmil caydaiinoil pynxumeil rpamuns gannoil obiaactu, Tpyus
BcecoosH. coBemm. 0 Teopuu BepoATH., EpeBaum (1958), 247—262.

MaTtemarugeckas cratucTuka, B xH. «Marematuxa B CCCP sa 40 gem», 1. I (1958), 797—
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Bopuc Baagumuposuu I'megenxo, YMH 17 : 4 (1962), 191—200 (coBm. ¢ A. H. Koimo-
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MaproBebki nammiorr, YKpaiHChbKa paj. eHmumkiomenis, T. 8 (1962).

Maproscbki mponecu, YKpaiHChKa paj. emnukioueais, T. 8 (1962).
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17 : 6 (1915), 3—21 (coem. ¢ A. fI. IoporoBuesmm).
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Ilpumernenns MeToJ0B TeopuM BepOATHOCTell M MaTeMaTHIECKON CTATHCTUKU s pellle-

HUA 387aY KaJeHJAPHOTO IIAHNPOBaHHs, BcecoosHasg HAYIHO-TeXH. KoH(pepeHIHA

«[IpumeHeHne Teopuym BepoATHOCTeH U MaTeMaTHIECKOH CTATHCTMKM B HADOJHOM XO03Si-
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Teopusa maprunranos m ee mpumeseHus, Homenk, [loml'¥y, 1973, 120 c.

IIpenennpubie TeOpeMHI [JA TIOCIe0BaTeJbHEOCTel cepuil caydailHbX BeauuuH, Teopus ciy -

4afiHEIX mpoueccoB, Pecr. meskeen. ¢6., Kues, «HaykoBa gymra», B, 2 (1974), 37—47.
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PasnocTHRIe MapTHHTasH ABYX aprymerToB, TpYHH IIKOJIH-CeMnHApa IO TEOPHH CJIY-

qaiHKX nponeccoB (A pyckmunurail) 25--30 mosiGpsa 1974 r., Buasnwoc, 1975, 33—68.

JBa THna cTOXacTWHYEeCKUX HHTErpajioB [0 MApPTHHraJXbEHM MepaM Ha fmiockoctd, JAH

YCCP, cepus A, Ne 11 1973 (com. ¢ T. E. Hsacenxoi), 963—966.

CroxacTudecKue METeTPAJL [10 PA3HOCTHEIM MapTHETanaM Ha niockoctu, JEII BUHUTH

Ne 1427—75, 1975, 30 c. (coBm. ¢ T. E. Ilsaceuxoit).

Teopusa cxyvaiHsx mpomeccos, T. 111, M., «Hayra», 1975, 496 c. (cosm. ¢ A. B. Cxo-

POX0JOM).
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BEPOATH. W MaTeM. CTarT., Borm. 15, Hues (1976), 21--30.

VYupasasemse caydaiimsie npomneccsl, Kues, «HayxoBa aymkay, 1977, 252 c. (coBM.

¢ A. B. Cropoxomom).

VYupaeasemsie croxactnueckue guddepenuanbuse ypasuenus Ges mocaeneiicrus, Teopus

caydaligeix Ipomeccos, Pecn. memsep. c6., Kues, «Hayxkosa mymka», Bmm. 5 (1977),

14—21 (coBm. ¢ A. II. Farym).

O cymecTBoBaHUM peNIeHNHA OJHOIO KJAcca CTOXACTUUSCKWX ypaBHEHHII ¢ YaCTHHIMU IIPO-

usBopunimu, JJTAH YCCP, Ne 5 (1977), 389—390 (cosm. ¢ T. E. Ilacenkoit).

06 opmom miaacce croxacTmiecKmx auddepenuaNbHEX ypaBHeHHH ¢ YACTHBIMH TIPO-

HM3BOJHBIMH, coflepskamumu et myy, JEII BUHHUTH Ne 1052—77, 1977, 30 c. (coBm.
¢ T. E. Ilacenxoii).

006 ommoMm Kiacce cHCcTeM CTOXAcTHYECKUX nud@epeHnuaspbHsX ypaBHeHMIT THHep6oIH-

9eCKOT'0 THIIA, COMEP:RANMX [ByIapameTpudeckuil Gexwil mym, Bropas BuubHOCCKasn

KoH(epeHNUA 0 TeOPUHN BePOATHOCTE U MaTeMATHIeCKOH cTaTHCTHRe, 28 HIOHA — 3 UH0JIA,

1977 r. Tesucwm pownamos, T. 1 (1977), 98—99.



